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The scarcity of historical studies in probability and statistic: 
(at least in the English-speaking world) is a strange phenomenon 
in view of the discipline’s growing importance in scientific 
investigations. Mr. Adams is to be congratulated for his effort 
to present us with the historical evolution of the central limit 
theorem (CLT), which played a key role in the development of 
probability and statistics. The publication of The life and 
times of the central limit theorem will undoubtedly be welcomed by 
probabilitists, statisticians and historians of science and 
mathematics. 
The aim of the author is to trace “the fascinating history of 
the Central Limit Theorem from its origin to the early twentieth 
century” (n. 2) . For this purpose he starts with a discussion of 
Bernoulli’s law of large numbers, the seed from which the CLT 
eventually flourished. Since the derivation of the CLT depended 
on the use of integrals of exp(-x2) as an approximation tool, he 
traces the history of this type of integral. Next he sketches the 
development of the theory of errors of observation and certain 
problems in mathematical astronomy, because these studies provided 
impetus for the flowering of the CLT in the writings of Laplace 
and others. He then examines the hypothesis of elementary errors, 
which was responsible for the spread of the CLT and the normal 
law of error. The last two chapters are devoted to the brilliant 
contributions of the St. Petersburg school--represented by Chebychev 
and his pupils, Markov and Lyapunov. 
The book contains a great deal of information based on solid 
documentation. For a book of this size, however, omissions and 
over-simplifications are inevitable. A notable omission is the 
development of the multivariate normal law by Bravais and the 
British biometric school. Also left unmentioned is Pearson’s 
chi-square goodness-of-fit test, which is a beautiful application 
of the multivariate central limit theorem to data analyses. The 
result is a false impression of linearity in the evolution of the 
CLT. A comparison between the British biometric school and the 
St. Petersburg school, on the other hand, will suggest diversities 
of theoretical and practical orientations. For instance, in 
contrast with the St. Petersburg school’s preoccupation with the 
exact conditions for the validity of the normal law of error, 
Pearson’s concern was to construct a suitable probability measure 
to test empirically alleged agreement between any law of error 
and observation. Consequently, Pearson was able to refute 
empirically certain a priori reasoning that predicted the adequacy 
of the normal law of error. 
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The above comparison between the British and the Russian 
school should not be construed as lending support to the author’s 
claim that the St. Petersburg school initiated the era of abstract 
theory in probability . The claim is misleading. Although the 
author makes it abundantly clear that Russian writers tended to 
emphasizemathematicalrigor, hedoes notmentionthat Chebychev andhis 
school valued highly the unity of theory and practice. Also 
ignored is the fact that Chebychev was an applied mathematician 
who distrusted the works of pure mathematicians--represented 
at that time by Weierstrass at the University of GiJttingen. 
Lyapunov observed that Chebychev’s followers all shared certain 
basic convictions "that mathematical investigation begins with 
particular, identifiable cases, that utility, both scientific 
and practical, is an important criterion in selection of problems 
studied, that the problems finally selected for study will stand 
out by their theoretical complexity and will demand new methods 
of investigation; and that the particular problems investigated 
lead the way to a general theory." [Vucinich 1970, 3431 The 
school’s selection of limit problems in probability was apparently 
motivated by powerful practical considerations. In view of the 
school’s practical orientation, the author’s claim that Chebychev 
took the CLT “from the cradle of nature to the world of abstract 
mathematics” (p. 69) is not very convincing. 
Another omission in the book is the state of probability 
theory in Russia prior to the advent of the St. Petersburg 
school. For example, motivated by his works on geometry, Lobachevsk 
derived in 1842 the exact distributions of the sum and mean of a 
finite sequence of independent variates, all having a common uni- 
form distribution [Maistrov 1974, 167ff]. A brief discussion of 
this matter would enhance our appreciation of the value of 
probability theory in scientific investigations, and lend continuity 
to the discussion of the St. Petersburg school. 
In spite of these critical comments, I find the book very 
interesting. It contains valuable information and useful refer- 
ences . It can be recommended not only to historians of science 
and mathematics but also to students of probability and statistics. 
REFERENCES 
Mais trov, L E 1974 Probability theory, a historical sketch 
Translated and edited by S Kotz New York (Academic Press) 
Vucinich, A 1970 Science in Russian culture, 1861-1917 
(Stanford University Press) 
****xx**** 
